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t∈N ϕ(t) = N(ϕ)
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M2 ((A+ t)× (B + t)) = M2 (A×B)















































ΓN := σ − λ
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ϕ, ψ ∈ BN
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ϕ ∈ L1' (
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f̂ (ν) ˇ̂g (ν) σ̂ (dν) .
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ϕ (t)N (dt) =
X
n1,n2∈ ,
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E [|ϕ(t, Z)|p] dt <∞ .
S>~I0354768/29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ϕ(t, Z) ∈ Lp' (P )
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ϕ(t, Z) ∈ Lp' (P )
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ϕ(t) := E [ϕ(t, Z)] .
F6V35:21K=M=5:2:<=@t1LM48=5Y°351817YIH68/<=D>T¯&WJ6K-036







































ϕ̂(ν) = E [ϕ̂(ν, Z)] := ϕ̂(ν).
/<>3:2:<eD]0170II=&17;L68-036
ϕ ∈ BN .
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bϕ(ν)bψ(ν)∗dν = λ Z

m
bϕ(ν) bψ(ν)∗dν = λ Z

m

















































































ϕ(t, z) = h(u−t, z)
a
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ϕ˜ ; E [ϕ˜(t+ Z)] ∈ BN
}p
ϕ˜ ∈ L1' (














ϕ˜ ∈ L1  (  m)

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bϕ(ν, z) = e2ipi<ν,z>beϕ(ν),bϕ(ν) = bϕ(ν) = ψZ(ν)beϕ(ν),
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eϕ(t) eN(dt)« = Z

m


























∣∣∣∣ ˆ˜ϕ(n1T1 , n2T2 )























































































ϕ˜ ; ϕ˜ ∈ L1' (





E [ϕ˜(t+ Z)] ∈ BN
]6K-36/21]/2>A68-/Q1XI034K6K/Q9	:Q34X9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ϕ˜ ∈ L1' (
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{Z (t)}t∈ , m






Z (t) (C) = Z (t, C)
] 3>?Ł:2;	6
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N˜(C) =N (C) +
∑
t∈N
























































ϕ (t+ s) z (ds)
]







ϕ (t+ s) z (ds)
)
e−2ipi〈ν,t〉dt







ϕ (t+ s) e−2ipi〈ν,t〉dt
)
z (ds)





















































































|ϕ̂ (ν)|2 µ eN (dν)
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{Zn (t)}n≥0,t∈ , m
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6K-;/j` /j` ? `_YC348["1
{Zn (t)}t∈ , m
]H6K-036B/21]
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(dt× dz) = N
′



















































































































































































F ∈ L1' (`×Q) ∩ L2' (`×Q)
L}c|H0kﬁﬀ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f ∈ L1' (
 



























F ∈ L1' (`×Q) ∩ L2' (`×Q)
/2YI:2/<; 1
F ∈ L1' (
 









g = F + hˇ ∗ g.
T¶ﬂ&W
§"/<>9	;
F ∈ L1' (
 




g ∈ L1' (
 



















‖a ∗ b‖L1 ≤ ‖a‖L1 ‖b‖L1
3>0?
‖a ∗ b‖L2 ≤ ‖a‖L1 ‖b‖L2
rﬁ>0/2&;>;181~M=5:2:<=@t1~M48=5Y 6K-0; ; &03:2/6e



































































|g (t)| dt <∞
s;93501K;




F, h ∈ L1' (`×Q)
`),.-0;48;	M=548;
ϕ ∈ L1' (`×Q)
`Ł· ;U>=@ 1K-=@ 6K-036
ϕ ∈ L2' (`×Q)
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ϕ̂ (ν, z) = hˆ (ν, z)
∗
ĝ (ν) + F̂ (ν, z) ,
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ϕ̂ (ν, z) ∈ L2' (`×Q)
`§"/2>09	;
F (t, z) ∈ L2' (`×Q)
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: 
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F̂ (ν, z) ∈ L2' (`×Q)
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hˆ (ν, z) gˆ(ν) ∈ L2' (`×Q) .
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[∣∣∣hˆ (ν, Z)∣∣∣2] = E [∣∣∣∣∫
,
m















ϕ̂(ν, z) = f̂(ν)








































f ∈ L1' (













































































































































































































































































































































































































λ′ = ρλ0/(1− ρ)
]H@d;=5s683/2>~\0>03:2:2eC6K-036BM=54t35:<:
f ∈ L1' (
 



















































h(t, Z) = h(t),
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α(t − s, Z(s)).
T%¶D¬DW

















h(t, z) = β1[0,z](t),
3>0?































































F (s, z) =
∫
,
m α(t− s, z)f (t) dt
kQgg|08~v}v
E[ϕ(·, Z)] ∈ BN0
	{xﬁ} ﬃ
















































































F (s, z)N(ds× dz),
@B-;4K;




α(t− s, z)f (t) dt




α ∈ L1' (`×Q)∩L2' (`×Q)
]3>0?














































ϕ (t, z)N0 (dt× dz) .

























(ϕ̂ (ν, Z)) dν
= A+B + C
@B-;4K;D]H017/2>P+6K-0;;	¤HI48;1817/2=5>UM=54
ϕ̂ (ν, z)




































































+ hˆ (ν, Z)E [α̂ (ν, Z)]
)
∣∣∣1−E [hˆ (ν, Z)]∣∣∣2 dν.
,.-;48;	M=D4K;D]D01K/2>Pﬁ68-;L;	¤HI48;1817/2=5>
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fY (ν) = λ






































































































X (s) δ (t− s)
/21./Q?H;>&68/\0; ?@B/68-~68-;Y;3D1748; ∑
s∈N
























































ϕ (t)X (t)N (dt) ,
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X (s) δ (t− s)
}5pzVkvgv0mVmDvFmpDmGp J{G"m	x.i0{um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µY = µN ∗ µX + λ






















































































































































































































































































































































































































|bϕ (x− ν)|2 µN (dx)«µX (dν) + λ2 Z

m








|bϕ (x+ ν)|2 µN (dx)«µX (dν) + λ2 Z

m





|bϕ (ν)|2 (µN ∗ µX) (dν) + λ2 Z

m




































|bϕ (ν)|2 µN (dν) ( 






























































































































E [|A−A (c)|] ≤ E
[∫
[−c,+c]










K = suptE [|X (t)|] <∞
T%s"eL§H9G-"@.348 & 1/<>; &03:2/6eD]






















ϕ (t) e2ipi<ν,t>N (dt)
)




















































































































































































µY = µλ ∗ µX + λ
2µX + |mX |
2
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ϕ (t− s)Y (s) ds
@B-;48;
ϕ ∈ L1 ∩ L2
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X (t)


































ϕ ∈ L1 ∩ L2

















































































































































ϕ̂ (0) + ϕ̂ (0)
∗)



































































































|ϕ̂ (ν)|2 (dν) .
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∣∣∣∣ 1T ϕ̂ (ν)− 1














X (Tn) sinc (t− Tn) ,
@B-;4K;
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λ (t) = |X (t)|2
]
λ (t) =
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Z (t) = X (t)λ (t) .
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ϕ (t)X (t)N (dt)
M=54t3:2:













































































































X (t) ≡ 1
]@d;X4K; 9	=q5;4u68-;XM=548Yﬁ0:23
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X (t) = λ (t)
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